Figure 1 -Coefficients' bias against true values of the coefficients for scenarios with n = 10 and K = 3. Each method is labeled by a different symbol. Figure 2 -Posterior median coefficient bias and the corresponding 95 % credible interval for variables actually used for realistic scenarios with n = 10 and K = 3. Figure 3 -Boxplot of -log pointwise predictive density (LPD) for each method and for each scenario with n = 10 and K = 3. A smaller value of −LPD is more desirable. 
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